A COMPARISON THEOREM FOR SEMIMARTINGALES AND ITS APPLICATIONS
by YAN Jia-an We work on a filtered probability space (~)) satisfying the usual conditions. Let X be a semimartingale such that ~ Finally, the first hypothesis will imply, exactly as in LeGall's paper [2] , that this is the key point of the proof ).
Then we apply lemma 1, not to X, but to X stopped at U-, where 2) As we mentioned, the key point of the proof is to check and we deduced this from our first hypothesis as in [2] . Similar conditions ensuring that L (X)==0 ( see [2] 
